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PULSE REFLECTION IN A RANDOM WAVEGUIDE WITH A
TURNING POINT

LILIANA BORCEA* AND JOSSELIN GARNIER

Abstract. We present an analysis of wave propagation and reflection in an acoustic waveguide
with random sound soft boundary and a turning point. The waveguide has slowly bending axis
and variable cross section. The variation consists of a slow and monotone change of the width of
the waveguide and small and rapid fluctuations of the boundary, on the scale of the wavelength.
These fluctuations are modeled as random. The turning point is many wavelengths away from the
source, which emits a pulse that propagates toward the turning point, where it is reflected. To focus
attention on this reflection, we assume that the waveguide supports a single propagating mode from
the source to the turning point, beyond which all the waves are evanescent. We consider a scaling
regime where scattering at the random boundary has a significant effect on the reflected pulse. In
this regime scattering from the random boundary away from the turning point is negligible, while
scattering from the random boundary around the turning point results in a strong, deterministic
pulse deformation. The reflected pulse shape is not the same as the emitted one. It is damped, due
to scattering at the boundary, and is deformed by dispersion in the waveguide. The reflected pulse
also carries a random phase.
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1. Introduction. Guided waves arise in a wide range of applications in electro-
magnetics [10], optics and communications [25], underwater acoustics [19], and so on.
The classical theory of guided waves relies on the separability of the wave equation
in ideal waveguides with straight walls and filled with homogeneous media [29]. It
decomposes the wave field in independent waveguide modes, which are special solu-
tions of the wave equation. The modes are either propagating waves along the axis of
the waveguide or evanescent waves. They do not interact with each other and have
constant amplitudes determined by the source excitation.

We study sound waves in two-dimensional waveguides with varying cross section
and slowly bending axis, where the waveguide effect is due to reflecting boundaries,
modeled for simplicity as sound soft. The three-dimensional case and other boundary
conditions can be treated similarly, and do not involve conceptual differences. We
refer to [18, 26] for examples of numerical studies of waves in slowly varying waveg-
uides, and to [25] for local mode decompositions of the wave field, where the modes
are coupled, and their amplitudes vary along the waveguide axis. An analysis of such
a decomposition is given in [2, 31], and the transition of propagating modes to evanes-
cent ones at turning points in slowly changing waveguides is studied in [5]. Here we
analyze this wave transition at a turning point in a random waveguide with small and
rapid random fluctuations of the boundary on the scale of the wavelength, in addition
to the slow variations.

The wave field is generated by a source which emits a pulse with central frequency
w, and bandwidth B < w,. It is the superposition of a countable set of modes, of
which only finitely many propagate. To focus attention on the turning point, we
consider a central frequency w, such that there is a single propagating mode between
the source and the turning point. We also assume that the slow variation of the
waveguide width is monotone, so that no propagation occurs beyond the turning
point. Due to energy conservation, the propagating mode is reflected at the turning
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Fic. 2.1. Illustration of a waveguide with monotonically increasing width D and bending axis
parametrized by the arc length z. The boundary O is the union of the curves OQ~ (the bottom
boundary) and OQF (the top boundary). The top boundary is perturbed by small fluctuations modeled
with a random process. The source of waves is at .. The waves first propagate towards negative
z in the form of a left-going propagating mode, they are reflected at the turning point, and they
propagate back towards positive z in the form of a right-going mode.

point and returns to the source location. The goal of the paper is to analyze the pulse
shape carried by this reflected wave.

Sound wave propagation in random waveguides is analyzed in [19, 11, 14, 13, 16]
for the case of waveguides filled with a random medium, and in [4, 7, 17] for the
case of waveguides with random perturbations of straight boundaries. We also refer
to [25, 3] for the analysis of electromagnetic waves in random waveguides. A main
difficulty arising in the extension of these results to random waveguides with slowly
varying cross section is due to the turning points, studied in this paper.

An analysis of random multiple scattering of turning waves is given in [20, 21],
in the context of wave propagation in randomly layered media. These results are
relevant to our study, specially the stochastic averaging theorem in [21]. In this paper
we derive from first principles a stochastic equation for the reflection coefficient of
the propagating mode in the random waveguide, and study in detail its statistics,
using the limit theorem in [21]. To characterize the reflected pulse, we carry out
a multi-frequency analysis of the reflection coefficient whose phase has a non-trivial
random frequency dependence. We quantify the standard deviation of the random
fluctuations of the boundary that trigger strong modifications of the amplitude and
shape of the reflected pulse. We show that such random fluctuations have negligible
effect on the pulse away from the turning point, but near the turning point the effect
is strong and leads to a deterministic pulse deformation and damping. This pulse
stabilization result is similar, but different from the ones obtained in layered media
in [27, 9, 23, 22|, in locally layered media in [30], in time-dependent layered media in
[8], and in three-dimensional random media in [15]. In these references the medium
is random, not the boundary, there is no turning point, and pulse deformation is
observed when the standard deviation of the random fluctuations is larger than the
one considered here. In this paper we explain why the random fluctuations have a
stronger effect close to the turning point than away from it.

The paper is organized as follows: We begin in section 2 with the formulation of
the problem and state the pulse stabilization result in section 3. The proof of this
result is in section 4. We end with a summary in section 5.

2. Formulation of the problem. We describe in section 2.1 the setup of the
problem, and define in section 2.2 the scaling regime. Then we give in section 2.3 the
mode decomposition of the wave field, and derive the stochastic differential equation
satisfied by the propagating mode. The remainder of the paper is concerned with the
analysis of this equation.



2.1. Setup. Consider a two-dimensional waveguide occupying the semi-infinite
domain Q, with sound soft boundary 9 = 902~ U9Q™ consisting of the union of two
curves, as illustrated in Figure 2.1. We refer to 02~ as the bottom boundary and
to 00T as the top boundary. The waveguide has a slowly bending axis parametrized
by the arc length 2. Ideally, 9Q~ and QT would be symmetric with respect to this
axis, but the top boundary is perturbed by small fluctuations. The waveguide is filled
with a homogeneous medium with wave speed ¢, and the excitation is due to a point
source at location x, € 2, that emits the pulse

f(t) = cos(wot)F(Bt). (2.1)

This pulse is modeled by a periodic carrier signal at frequency w,, and a real-valued,
smooth envelope function F' of dimensionless argument. Its Fourier transform F' is
supported in the interval [—m, 7], so the Fourier transform of (2.1),

Flw) = L o; dt cos(wot) F(Bt)et = % [ﬁ(“’ ;3““) +F (‘” ;‘”0)} . (22)

is supported in the frequency interval [w, — 7B, w, + 7 B] centered at w,, with band-
width B, and its negative image [—~w, — 7B, —w, + wB]. Since F is real valued,

F) - (5 5) =

where the bar denotes complex conjugate. We take B < w,, so that A\, = 27c/w,

-~

approximates the wavelength at all frequencies w in the support of f(w), and suppose
that A\, is small with respect to the arc length distance of order L from the source to
the turning point.

The wave field is modeled by the acoustic pressure p(t,x), the solution of the
wave equation

(A - 012(“),52) p(t,x) = f(t)d(x — =), ze), teR, (2.4)
with homogeneous Dirichlet boundary conditions

plt,x) =0, xcdQ, tecR. (2.5)
Prior to the excitation the medium is quiescent,

p(t,x) =0, t < 0. (2.6)

It is convenient to write equations (2.4)—(2.5) in the orthogonal curvilinear co-
ordinate system with axes along 7(z/L) and n(z/L), the unit tangent and normal
vectors to the axis of the waveguide, at arc length z. These vectors change slowly in
z, on the length scale L > )\,, according to the Frenet-Serret formulas

or(D)= (D7) (D) =-ps(E)r(5) e
where k(z/L) is the curvature. We parametrize the points & € € by (r, z), using

x=x)(2)+ rn(%), (2.8)
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where x||(2) is on the waveguide axis, at arc length z, and 7 is the coordinate in the
direction of the normal at z. This coordinate lies in the interval [r~(z),rT(z)], with
r~ (%) at the bottom boundary 09~

() = - 20 (2.9)
2
and 7+ (2) at the randomly perturbed top boundary 9O+
D(z/L) z
+ = z
() = = 1+ 1(,m’0)(z)au(€)} . (2.10)

Here D(z/L) is the width of the unperturbed waveguide, a smooth (at least three
times continuously differentiable) and monotonically increasing function that varies
slowly in z, on the scale L. The top boundary has small and rapid random fluctuations
on the left of the source, and 1(_ 0)(2) is the indicator function of the negative axis
z < 0, smoothed near the origin. The fluctuations are modeled by the zero-mean
stationary process v of dimensionless argument, with autocorrelation function

R(¢) =E[v(r(0)]. (2.11)

This process is mixing, with rapidly decaying mixing rate, as defined for example in
[28, section 2], and it is bounded, with bounded first two derivatives, almost surely.
We normalize v so that

RO =1 [ RO =101 (212)
and control the amplitude of the fluctuations in (2.10) by the standard deviation o,
and their spatial scale by the correlation length ¢. The Fourier transform of R

R = [ T acMR(Q) = / " d cos(kO)R(O)

is the power spectral density of the stationary process v. It is an even and nonnegative
function.

In the curvilinear coordinate system the source is located at (74, z = 0), and the
wave equation (2.4) becomes

e R e R e B P
tD) g3 - 5e(3)]
~|i- %ﬁ(o)}_l FOS)S(r — 1), (2.13)

fort € R,z € R and r € (r~(z),r7(z)), with boundary conditions (2.5) given by
p(t,r=(2),2) = p(t,rt(2),2) =0, VteR, zcR. (2.14)

Here «’ denotes the derivative of the curvature and we used the parametrization (2.8)
of the points in the waveguide, with

be=n(3). o= h-fe(](5)



and Lamé coefficients

he=lo2l =1, ho=loa] = 1-2r(F)],

to write the Laplacian

A= o (Mra) o (M),

T z

and the Dirac delta at x,,

1
~ hyhe

O(x — xy) 0(2)0(r —ry).

The problem is to analyze the wave field p(t,r,z = 0) at time ¢ > T, where Ty is
the duration of the emitted pulse f(¢). This models the reflected wave in the random
section of the waveguide, which contains the turning point.

2.2. The scaling regime. We define here a scaling regime where the random
boundary fluctuations have a significant effect on the reflected wave. The regime
is defined by the standard deviation o of the random fluctuations, and the relation
between the important length scales in the problem: the central wavelength A\, =
27c¢/w,, the correlation length £ of the random fluctuations, the scale L of the slow
variations of the waveguide, and the width D of the cross section.

The length scales are ordered as

L> D~ M\~ 0, (2.15)

where ~ denotes “of the same order as”. In this scaling regime the central wavelength
is of the same order as the correlation length of the medium, and is much smaller
than the typical propagation distance, so that the waves interact efficiently with the
boundary fluctuations. We model (2.15) using the small, dimensionless parameter

14
= =<1, 2.16
= (2.16)
and use asymptotic analysis in the limit € — 0 to characterize the reflected wave.
The relation between the waveguide width D(z/L) and the central wavelength X,
determines the number

N(z) = [2D(z/L)/X)

of propagating modes in the local mode decomposition of the wave p(t,r, 2), at given
z, where | | denotes the integer part. To simplify the analysis we assume that the
central frequency w, of the pulse is such that N(z) = 1 for z € (27(w,),0), where
27 (wo) < 0 is the arc length at the turning point, satisfying

Ao = 2D (27(wo) /L) - (2.17)

The turning point is assumed simple, meaning that D’(zr(w,)/L) > 0, and by the
monotonicity of D(z/L) we have N(z) = 0 for z < zr(w,). Consistent with the slow
variations of the waveguide on the scale L, we suppose that |zp(w,)| ~ L.

We know from the study [4] of waveguides with randomly perturbed straight
boundaries that the interaction of the waves with the boundary fluctuations gives
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an order one net scattering effect over the distance L scaled as in (2.16), when the
standard deviation of the fluctuations is of the order /e. Thus, we take

o =/eo., (2.18)

with o, at most of order one with respect to €. It will be adjusted later, so that the
effect of the random fluctuations of the waveguide boundary on the reflected pulse is
of order one as € — 0.

The duration Ty of f(t) is inverse proportional to the bandwidth B, and must
be much smaller than the travel time from the source to the turning point and back,
otherwise f(t) would not be a pulse. This implies the scaling relation

1 1 L 1

— K=K =~ 2.19
Wo < B < c W, ( )

where we used (2.15) and B < w,. We show in section 4 that the characterization
of the probability distribution of the reflected pulse involves the joint distribution of
the reflection coefficients at frequencies spaced by O(B). We choose

B
v (2.20)

so that (2.19) is satisfied and the phases of the frequency-dependent reflection coeffi-
cients have statistically dependent and independent components. This gives the pulse
stabilization result after Fourier synthesis.

2.2.1. The scaled variables. We scale the arc length 2z by L, and the waveguide
width and cross-range coordinate r by £,

2=z/L, #=r/l, D(%)=D(z/L)/t. (2.21)

The scaled frequency is

(2.22)

w=w

(SIS

The central frequency is @, = wol/c = 27/ X,. By (2.20) the bandwidth is such that

Bl/c ~ /e so we introduce the scaled bandwidth B defined by

B= Bf\k (2.23)
The scaled wavenumber k(w) = w/c is

k(@) = k(w)e. (2.24)
All scaled quantities are of order one in the scaling regime described just above.

2.2.2. The scaled equation. We assume henceforth that the variables are
scaled, and simplify the notation by dropping the tilde. We take the Fourier transform
of (2.13) with respect to time, and denote by p the wave field in the scaled variables.

After multiplying the resulting equation by L?(1 — erx(z))? we obtain
o (1—eru(2)?, , oy K(2)(1 —ers(2)) erk’(z) .
o+ L oy 4 a2) L
= @5(7" —714)0(2), (2.25)



with

=~ (1=erk(0)) [s/w—wo ~ =W — W,
@ ="—=7%p [F( JeB )*F( NG ) ’ (2.26)
and homogeneous Dirichlet boundary conditions
St - D(z) n D(z) 2
Plor(=),2) =0, r(x) = -2 He) = 52 1+ veow ()] (227)

for all w in the support of fE (w) and z € R. The wave is outgoing at z > 0, because
there are no random fluctuations there, and decays exponentially (is evanescent) at
z < zp(wp)-

2.3. Mode decomposition. To define the mode decomposition, we change co-
ordinates to map the random boundary fluctuations to the coefficients of the wave
equation (2.25). This way we obtain a linear differential operator £ that has an
asymptotic expansion in ¢, and acts on functions that vanish at the unperturbed
boundary r = +£D(z)/2 for all z. The modes are defined using the spectral decompo-
sition of the leading part of £%, and they have random amplitudes satisfying stochastic
differential equations driven by the process v, with excitation given by jump condi-
tions at z = 0, where the source lies.

2.3.1. The random change of coordinates. We use the following change of
coordinates that maps the random boundary fluctuations to the wave operator

20+ D
aww\/gagy(g, V<0, (2.28)
where p is in the unperturbed domain [—D(2)/2, D(z)/2]. There are no random
fluctuations for z > 0, so r = p there. Substituting in (2.25) and using the chain rule,
we obtain after straightforward calculations that

(2p+ D(2))

y ﬁaeu(g),z) (2.29)

P (w,p.2) = pw. o+

satisfies the equation

fe D(z) D
) = Do r)i), e (§> ;>) D seR (230)
and the boundary conditions (2.27) become
P°(w,£D(2)/2,2) = 0. (2.31)
The operator L¢ is given by
2 2
N Iy Cl U VN EA N EA W
£ Zs £i+ 0 2 {\/EV (5) 21/(6)1/ (5)

§=0
+0(\@)] 02, +0(). + 0(e V)2 + 0(c"1%),,  (232)

pz

where £; are differential operators with respect to p, with coefficients that depend on
2. These operators depend on ¢ only through o. and the argument of v, v/, and v".
The leading operator Ly is

Lo =k (w) + 02, (2.33)
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its first perturbation depends linearly on the random process v,

_ z 2 // (2p + D( ))
1= —o(2)a2 - o (2) G2 DNy, o
the second perturbation is quadratic in v,
_ 302 , 2 4 52,2 20+ D(2))* o | (204 D(2))
La=—pv ( )a (5) [ 6 ot i O
z (20 + D(2))
—I—Ugl/(g)u”(s)T@p — k(2) [2p(K*(w) + 02) + 0,] - (2.35)

2.3.2. The waveguide modes. The self-adjoint operator Ly, acting on func-
tions that vanish at p = £D(z)/2 for any fixed z, has the eigenfunctions

1/2 . iy
w02 = | o] sin | PP )] e = g i= 1z 230

and eigenvalues k*(w) —p3(2), for j = 1,2, ... The eigenfunctions form an orthonormal

)= p
L? basis in [-D(z)/2, D (z)/2] SO we can decompose the wave field at any z as

(w,p, 2z Zu w, 2)y;(p, 2), (2.37)

where u5(w, z) are waves in one dimension, called the waveguide modes. Substituting
(2.37) in (2.30), using the orthogonality of the eigenfunctions and the identities given
in appendix A, we obtain

o2 4 B BNy 4 22 {,@(z)y(z) +i”©] 75w, 2)

e2

st (EJoe - 2 2 AE) + [3 ] )
2

—l—%u(f)u”(f) } U5 (w, z) — %V(E)V’<§>8zﬁ§(w, 2) =C5 (w, 2, {U; }q25) , (2.38)

9 S 9

for z < 0. Here we neglected the remainder of order £'/2, and denoted by C5 the
coupling terms that depend on the modes ug, for ¢ # j. The curvature x(z) of the
axis of the waveguide appears only in these terms. The equations for z > 0 are
simpler, because there are no random fluctuations in the right-hand side. They, are
obtained from (2.38) by setting to zero all the terms that depend on the process v.

The first term in the wave equations (2.38) shows that the j—th mode is a prop-
agating wave when ,uf(z) < k%(w), and it is evanescent when the opposite inequality
holds. By our scaling assumptions we have a single propagating mode for z < 0, the
one indexed by j = 1. This interacts with the evanescent modes via the coupling
term C$. We refer to [4, section 3.3] for the analysis of such an interaction. It shows
that the evanescent modes can be expressed in terms of uj, so that we can close
the wave equation for this propagating mode. We do not give here this calculation,
because it is basically the same as in [4]. The result is that the contribution of the
evanescent modes consists of an additional term in the equation for @5, that is similar
to the quadratic one in the fluctuations, written in the curly bracket in (2.38). We
will see in section 4 that this term is negligible when o is scaled so that the reflected
pulse retains a deterministic shape. For the sake of brevity, we do not include the
contribution of the evanescent modes which play no role in the end.

8



2.3.3. The equation for the propagating mode. We can simplify the equa-
tion for the propagating mode u§ using integrating factors, by redefining the unknown

ut(w,2) = ﬂf(w,z)exp[glzaeu(z) - 5106§ ug(z)} = U5 (w, 2)[1+ 0(51/2)]. (2.39)

Substituting in equation (2.38) for j = 1, we obtain

020 (w, 2) + {k2(w) — u2(2) n UEMQ(Z)V(§> n 0595(6072)} W(w,2) =0 (2.40)

g2 g3/2 €

for z < 0, with the simplified notation

W) =l = e = 3@ (2) - T (), e

where the contribution of the evanescent waves is not written as it vanishes in our
scaling regime. The excitation comes from the jump conditions at the source, with
f%(w) defined in (2.26),

~) =0, (2.42)
8,1% (w,0%) — 8,0 (w,07) = &~ L f*(w)yn (4, 0). (2.43)
The remainder of the paper is concerned with the analysis of the solution of

(2.40), with initial condition defined by (2.42)—(2.43), outgoing condition at z > 0
and exponential decay beyond the turning point, where the mode is evanescent.

3. The reflection coefficient and statement of results. We begin in section
3.1 with the decomposition of 4 (w, z) in forward and backward going waves. This
allows us to define the reflection coefficient in section 3.2, and then state the pulse
stabilization result in section 3.3. This result is derived in section 4 under the as-
sumption that the turning point z7(w) of the mode u°(w, z) is simple, for any w in
the support of fE (w). The frequency-dependent turning point zr(w) is defined by

k(W) = p(zr(w)) = m (3.1)

and it is unique due to the monotonicity of D(z).

3.1. The forward and backward going waves. Let us write equation (2.40)
as a first-order system of stochastic differential equations

o (5 3) = £ (o Loy o) (Fi3)
+ WEWV(?) +w§g€(w,z)] ((1) 8) (gg‘::z;) (3.2)

for the vector with components u° (w, z) and v°(w, 2) = —ied,u* (w, z). Let also M*(w, )
be a flow of smooth and invertible matrices, and define the vector

(o) - (F23). a3

9



which satisfies equations
a(w,2)\ ooy @ 0 1 c _ c
9. (be(w,z)) =M (w,z){g <k2(w)—u2(z) O>M (Waz) o.M (Waz)

[ s Yreal D). oo

derived from (3.2), where M ~! denotes the inverse of M¢. The purpose of the
decomposition (3.3) is to remove the leading deterministic coupling term in (3.4) by a
proper choice of M¢(w, z), so that we can analyze the effect of the random fluctuations.
Then, we can associate the random fields a®(w, z) and 5 (w, z) to the amplitudes of
the forward and backward going waves for the mode u®(w, 2), at z > zr(w).

3.1.1. The propagator. The leading coupling term in (3.4) vanishes when
M-*(w, z) = ME(w, z), the exact propagator matrix in the unperturbed, slowly chang-
ing waveguide. This is the solution of the flow problem

asz(wVZ) = é <k2(w) HMQ(Z) (1)> Mf(w7'z)7 z < Oa

with M£(w, z = 0) chosen so that we have the usual wave decomposition at z = 0, as
in a waveguide with straight boundaries. We work with an approximate propagator,
which does not make the first line in the right-hand side of (3.4) exactly zero, but it
ensures that its contribution to (3.4) converges to zero in the limit ¢ — 0, uniformly
in z, and its expression is explicit.

As in [24], M®(w, z) is the WKB approximation of M (w, z). It is a matrix with
structure

(w,2) = My (w,2) —Mp (@, 2) -
M) = (G D). <o (35)

where we recall that the bar denotes complex conjugate. The structure in (3.5) is like
in waveguides with straight boundaries, and ensures energy conservation, as follows
later in the section. The entries in (3.5) are defined in terms of the function

/Z d2' \/*(w) — i (), zr(w) <2 <0,

() (3.6)

bul2) = zr (W)
- / dz' /(7)) — k2(w), 2 < 2p(w),

which in turn defines

775 (Z) _ {8_2/3 [3¢w(z)/2]2/3u ZT(UJ) § z S 0’

—e 23 [36,(2)/2%, z< 2r(w),
and

36 (2)/2"° 2r(w) <2 <0
2 w) — 2 z /4’ - o
Qu(z) = )= )1]/6 -
[—3¢.(2)/2] z < 2p(w)
[2(2) — k2 (w)] |
10




Note that Q. (z) is positive, at least twice continuously differentiable, and at the
turning point it satisfies

—1/6 Ous 2 3pw 993
Qu(zr(w)) =77, 0:Qu(ar(w)) = 5’73;/67 92Qu(zr(w)) = 7%3/6 + 357‘})3/6’
(3.9)
where
2k3
Yo = =0:[1*(2)]] o #D’(zT(w)) > 0, (3.10)
1 1
0, = 0% (2 . po = 03P (2 . 3.11
WG| e =g (3.11)

The function 7 (z) vanishes at the turning point, and its derivative is given by
.5 (2) = e723Q5%(2), Vz <. (3.12)
The entries of the propagator matrix (3.5) are defined by
M (@, 2) = e~ VOFQu (2)e™ 4 O/=Him/4 (A, (e (2)) — iBy(—nE ()], (3.13)
and
Msi(w,z) = —ied, M{; (w, 2)

_ El/ﬁﬁe—ww(o)/a—mm " (2)) — iB'(—1F (2

o+ €YOVRQL (2)e O (A (i (2)) — B~ ()], (3.14)

in terms of the Airy functions [1, chapter 10] denoted by A; and B;.
The next lemma, proved in appendix B, shows that M¢(w, z) approximates the
exact propagator, and that it is an invertible matrix with constant determinant.

LEMMA 3.1. The matriz-valued process (3.5), with entries defined by equations
(3.13)—(3.14), satisfies

(0T ey QL) (0 0Y e
0.0 = L (1o oy o) M) Z5EL () ) (e, (319

and
det M*(w, z) = 2, (3.16)

for all z < 0.

The next lemma, proved in appendix B, describes the propagator as z approaches
0, where the source lies.

LEMMA 3.2. When z < 0 and |z| < 1, the entries (3.13)~(3.14) of M*®(w, z) have
the following asymptotic expansions in €,

1
€

Mz (w,2) = [ (w) — p2(0)] /4 {exp [ (6ul2) - m(o»} 0@},

11



and
Mji(0.2) = [2() — 2O {0 | L (0u(2) - 0,0)| + 0001 |

The leading terms in these expansions are the entries of the propagator in waveguides
with straight boundaries and width D(0).

Using this result in (3.3) and (3.5), we obtain a wave decomposition like in waveguides
with straight walls [12, chapter 20]. The wave field is, for |z| < 1,

i 2) = 2(0) = 2O [ (£ [ Vi) =) )
—b°(w, 2) exp (z /0 T k2 (w) — ;ﬂ(zf))} . (3.17)
and its derivative is
0.7 (0,2) = W) - w2 O] [0, 2)enp £ [ ! VI~
5 (w, 2) exp (—z /0 RN =T ;ﬁ(z’)ﬂ (318

with relative error of order ¢.

In the vicinity of the turning point, for |z — 27 (w)| = O(¢%/?), the Airy functions
and their derivatives are bounded, as are Q,,(z) and its derivatives, described in (3.9).
We obtain that the entries in the first row of M¢(w, z) are large, of order e~/ and
the entries in the second row are small, of order £!/6.

Beyond the turning point, at zp(w) — z > O(2/3), the entries of M®(w, z) grow
exponentially, as stated in the next lemma, proved in appendix B. The mode @ (w, z)
is evanescent in this region of the waveguide, and must be exponentially decaying
away from zr(w). This is ensured by carefully chosen boundary conditions of the
mode amplitudes, as explained in the next section.

LEMMA 3.3. When zp(w) — z 3> O(2/3), the entries of the approzimate propa-
gator M*(w, z) have the following asymptotic expansions in €,

zr () i in
Miy(o,2) = [07(2) — K@) exp [1 [ e viEe e - e —4],

3

and

zr (w) . 3
M5y (@, 2) = [12(2) — K@) exp [1 [ e viEe e - e L

with relative error of order €.
The Airy function A; and its derivative A} decay exponentially in this region and are
negligible. The asymptotic expansions above are determined by B; and B..

3.1.2. The mode amplitudes. To derive the system of differential equations
satisfied by the mode amplitudes, we use Lemma 3.1 and the inverse of the propagator

e,—lwz :1 M3 (w7z) My (w,z)
Mt = g (e ). 19
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in equation (3.4). We obtain that
a®(w,2)\ e af(w, z)
0, <55(w,z)) = H®(w, 2) </I;E(w7z) , 2<0, (3.20)

with matrix-valued random process

Hf (w,z)  HS (w,2) )
Hf(w,z2) = LIAS 21\ , 3.21
wa=(aid T (321
and entries equal, up to negligible terms, to
17
Hi0:2) = 3 | 220w (2) + o2y )| |01 0,2)

1 jio. o

H(w, z) = 3 L/gu (z)y(g) —l—iafge(w,z)} (Mfl(w,z))2. (3.23)

2
, (3.22)

To specify the solution of (3.20), we need boundary conditions. At z = 0 we obtain
from the jump conditions (2.42)—(2.43), equations (3.17)—(3.18) and the outgoing
condition b°(w,07) = 0 that

B (w,07) = 2CF [ﬁ(w_w")+ﬁ(_:"/;;°) : (3.24)

with constant

Y1 (7'*7 0)
A2 (wo) — p2(0)]1/

Here we neglected the O(g'/2) residual in the definition (2.26) of f*(w), and in the
expansion of k(w) for w = w, +O(c'/?). The forward going wave amplitudes at z = 0
satisfy the relation

Cr=

(3.25)

a®(w,07) — a®(w,07) = b°(w,07), (3.26)

and we need one more boundary condition. This will ensure that the wave is expo-
nentially decaying away from the turning point.

The asymptotic expansion of the propagator at z < zr(w), given in Lemma 3.3,
shows that M¢(w, z) has exponentially growing terms, due to the Airy function B;.
To compensate this growth, we introduce here a boundary condition at some z, far
enough from the turning point*, satisfying zr(w) — 21, > O(¢?/3). Definitions (3.3)
and (3.13)—(3.14) give that

0w, 2) == OC% Bil—nt () [0 (w, 2) — 1620 O/ (w, )|

e VO Ay(—iE (=) [cf(w, ) + €29 0)/epe () zb)} . (3.27)
and
0.0, 8) = —~/°C* | QL) Bl v) — £ 02 3 B )

x |07 (w, 2) = e 0 O (w, 2)| = i2=/0C=Q () Al (1)
X [as(w, 2) + €2 O/ep (o, zb)} 1+0(), (3.28)

*We show in section 4 that the result does not depend on the value of the fictitious boundary zy,.
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with constant
¢ = \/EQUJ(Zb)e—iéw (0)/5—1'7r/4.

We set to zero the coefficients of B; and B} in these expressions, to get an exponentially
small wave field, and obtain the boundary condition

af(w, zp) = €29 O/p (w, 2). (3.29)

3.2. The reflection coefficient. The mode amplitudes define the reflection
coeflicient

, (3.30)

which is a complex number with modulus one. This is because the structure (3.21)
of the matrix H¢(w, 2) in (3.20) ensures 9, [|a°(w, 2)|? — [b°(w, 2)|?] = 0, which gives
the flux energy conservation equation

|a% (w, 2)|* — ﬁ)\s(w,z)|2 = constant, Vz € (2p,0), (3.31)
where the constant must equal zero by (3.29). Thus, we can write (3.30) in the form

- 240

Rf(w,z) =iexp |2i
3

+ u/)f,(z)} , (3.32)
with real-valued, random phase ¢ (z). It satisfies the differential equation

R 277@5 .
095, (2) :Tg(z) {%

X cos? {7/’37(2) —arg [A;(—n5(2)) +iB; (=1 (2))] }, 2>z, (3.33)

W2 (2) + 02g" (w,2)| [AH(n () + B (=15 (2))]

derived from (3.20) and (3.30)—(3.32), with homogeneous boundary condition
e (zp) = 0. (3.34)

We are particularly interested in the phase ¢ (z = 0), which defines the frequency-
dependent amplitude of the reflected wave at the source.

3.3. The pulse stabilization result. Equations (2.37), (3.17), (3.24), (3.30)
and (3.32) give that the reflected pressure wave at z = 0~ is given by

dw 1 .
e (t 07) = 0 —iwt/ene 0~
pref( s Ps ) yl(pa )/ o0 [kg(w) — /,62(0)]1/46 a (wa )

~ _ yl(pv())yl(rmo) c -
T 9 %2 (wg) — 12(0) (O [1+0(Ve)], (3.35)

with reflected pulse

< (1) = Re {/ L‘Uﬁ(ﬂ) exp {i[2¢wo+ﬁw(0) — (o +vEW)] WZON&,,(O)} }

2rB B €
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The wave emerging at the right of the source, at z = 07, is

Prec(t, ps 0+) =41(p,0) / ;l% k2 (w) 71,112(0)}1/4 e_th/EAE( 0+) (3.36)

with a®(w,0") obtained from (3.26). It is the superposition of the reflected wave
(3.35) and the direct wave that has no interaction with the random section of the
waveguide, and propagates from the source in the forward direction.

To describe f5¢(t) in the limit ¢ — 0, we eliminate first the large deterministic
phase of the integrand. For this purpose, we expand

204, +z0(0) = 264, (0) + VEWT,, +ew?B,, + O(e*/?),

where

0
Tu}o = 28w¢w(0)| —w. 2k:2(wo>/ dz s (337)

o Wo  Jar(wo) VR (wo) — pi%(2)

is the travel time of the propagating mode from the source to the turning point and
back, and

Buy =050 (0)|

_2k4<wo> | / () (21 (wo)) — iz (wo) ' ()] }
WP, IW @) rn) k(wo) K2 (wo) — p2(2) [P/

is an effective dispersion coeflicient as we will see below. When we observe f.; around
time T, , in a time window of order /¢, which corresponds to the scaled support of
the emitted pulse, we obtain

ref (Two + \[t) Re {exp I:Z(2¢wo (0) — Wo wo wo\[t) /5} ref( )} . (338)

This oscillates at carrier frequency w,/¢, like the emitted pulse, and its envelope

O / 2‘%?( Y exp [i07 B, + 005, 2, (0) —wt] , (339)

is described in the next theorem.

THEOREM 3.4. Suppose that the standard deviation o. of the random fluctuations
is of the order |Ing|~'/2, so that

V2 = k4(w°)7€(0) lim o2 In (M> (3.40)
Yo e—0 9

is finite, where 7y, 1is defined in (3.10) and ﬁ(O) > 0, because it is the power spectral
density of the fluctuations v, evaluated at zero. Then, as e — 0, Fi¢(t) converges in
distribution, in the space of continuous functions on compact sets in R, to

Fret(t) = exp (iwwo - Uz ) / 267lrwB A(B> exp (iw? By, — iwt), (3.41)

where ¢, is a Gaussian random variable with mean zero and variance 203)0 /3.
15



This is the pulse stabilization result, proved in section 4. It says that aside
from the random phase ¥, ~ N(0, 2@50 /3), the envelope of the reflected pulse is
deterministic. It differs from the envelope F(Bt) of the emitted pulse by the damping
factor exp[—v2 /6] and the deformation by the second-order dispersive term S, w?
in the phase.

REMARK 3.5. The convergence stated in Theorem 3.4 holds in the space of con-
tinuous functions endowed with the topology induced by the supremum norm over
the compact sets. It does not hold in L2. Equation (3.41) describes a reflected pulse
with damped amplitude. Its energy is smaller than the energy of the incoming pulse,
which may seem surprising because no energy can be transmitted beyond the turning
point and there is no dissipation in the medium, so all the incoming energy should
be reflected. This is what we have before taking the limit ¢ — 0, since the reflec-
tion coefficient has modulus one. Theorem 3.4 describes only the coherent reflected
pulse, which is observed around the time 7, , at the time scale of the incoming pulse
width. The theorem does not describe the coda wave, consisting of the incoherent,
small-amplitude, long lasting wave fluctuations that arrive after the coherent reflected
pulse. These carry the remainder of the energy. When v,,, < 1, the incoherent wave
fluctuations are negligible, but when v,,, > 1, they carry most of the energy.

REMARK 3.6. Theorem 3.4 assumes that the scaled standard deviation o, of the
random fluctuations of the boundary is small, of order |Ine|~'/2. In the absence of the
turning point such fluctuations would have a negligible effect on the wave. The results
[4, 17] in waveguides with random perturbations of straight boundaries show that: (1)
the fluctuations have a net scattering effect when o. = O(1), and (2) the slower the
modes propagate along the waveguide axis, the stronger this effect. We have a single
propagating mode, which slows down as it approaches the turning point, meaning that
its group velocity along z tends to zero. Because the mode hovers around zp(w,), it
scatters repeatedly at the random boundary, which is why the net scattering effect
can be observed at the smaller standard deviation o. = O(|Ing|~1/2).

Theorem 3.4 is proved in the following section. Roughly speaking, the proof is
based on a diffusion-approximation result that describes the joint distribution of the
frequency-dependent phases of the reflection coefficients in the limit € — 0. These
phases are random and become asymptotically Gaussian distributed, and their co-
variance function (as a function of the frequency) exhibits an interesting feature: the
frequency-dependent phases have a common random component and they also have
uncorrelated and identically distributed components. Since the time-dependent pro-
file of the reflected wave is the superposition of many frequency-dependent reflection
coefficients by Fourier synthesis, the common phase gives the random phase in the
time-dependent profile in (3.41), while the uncorrelated phases average out and give
the damping term.

4. Derivation of the pulse stabilization result. We begin in section 4.1 with
the single-frequency asymptotic analysis of the random phase ¥g (z), which defines
the reflection coefficient (3.32). The multi-frequency analysis of 9¢(z) is in section
4.3, and the proof of Theorem 3.4 is completed in section 4.4. We assume throughout
the section that o, is of order |Ine|~'/2, as stated in Theorem 3.4.

4.1. Single-frequency analysis. To analyze the random phase ¢ (z) in the
limit € — 0, we change variables so that equation (3.33) takes a form that can be
analyzed with the diffusion limit theorem in [21]. The change of variables is

z— =B (2), (4.1)
16



with 7%, defined in (3.7). The inverse of this mapping is z = Z,,(¢*/3¢) in terms of the
function Z, : R — R, defined pointwise as the unique solution of

3/2

65(24(6)) = Zeem(©)le] VEER, (4.2)

with ¢,, given in (3.6), and “sgn” denoting the sign function. Equivalently, in differ-
ential equation form, Z,(£) is the unique solution of

0cZ.(8) = Q2 (Z,(€)) for €#0,  Z,(0) = 27(w). (4.3)

We denote the phase after the change of variables (4.1) with the same symbol 95,
and obtain using (3.12) that equation (3.33) becomes

2(.1/3 c—1/3 1/3
2]( g)q( C) |:€1/3'u ( (1/3()) ( w(i C))

+02e1/0g° (w, Zw(sl/BQ)} cos? {%(O —arg[4; + iBi](—sfl/?’C)}, (4.4)

s, (Q) =

with
Ju(€) = Q%(Z,(€)), V(&) = VIl [AF (=€) + BI (=€)], (4.5)
and the shortened notation
arg[A; +iB;](—¢) = arg[A;(—¢) + iBi(=¢)].
The turning point lies at { = 0, and the source is at
¢S =05 (0) = 7B (0)/2*% = O(e™/?). (4.6)
The boundary point 23, is mapped to
G5 = —e 72 [=3u () /2", (4.7)
and we have the boundary condition
Vo (G) = 0. (4.8)

The quadratic term in the fluctuations, modeled by ¢° in (4.4), is negligible in the
limit € — 0, because it gives a contribution that can be bounded by

O(02e"/%\ /(s — () = O(02) = O(1/|Ine).

We neglect it henceforth and simplify equation (4.4) to

‘ 1/3
AL = LV O 2O (22
X cos? {%(C) —arg[4; + iBi](—5_1/3C)}. (4.9)

To understand how g (() evolves from the boundary value (4.8), let us start
from ¢ and consider first points that are far on the left of the turning point, at ¢ <0

17



satisfying [¢| > O(g/3). The function V defined in (4.5) is large at these points, as
given by the asymptotic expansions of the Airy function B; in appendix B.3,

B B 443/2
V50 ~ el B SG ~ e [y |

We also have the expansion

arg [Ai(=e730) + B~ Q| % 5~ 5

4¢3
T 3e1/2 |0

exp {

and since the phase starts from zero by (4.8),

15 ‘/
B A |

This makes the right-hand side in (4.9) exponentially small, so the phase remains
essentially zero on the left of the turning point. Moreover, the phase is independent
of the precise value of (f at which we prescribe the boundary condition (4.8).

Now consider the 0(51/3) vicinity of the turning point, where we can set { = 51/35
with ¢ = O(1), to rewrite equation (4.9) for ¢¢ (() = ¥ (e1/3() as

AR 2mock () 420+ B (-0)] v (ZT(W) P )

61/673)/3 € 61/3,%})/3

><(:052{1/}8“’2(<> —arg[Ai—i—iBi](—f)} +..., (4.10)

with the dots denoting negligible terms. Here we used equation (4.3), and
Jo(0) =712, 1 (20(0) = pP(er(w)) = K (w).

If 0. were order one, the right-hand side in (4.10) would be in the usual diffusion
approximation form with

~e(F\ __ 1 ZT(w) 5
14 (C) - 51ﬁl/ < - + 51/3"}’3/3>

behaving like white noise in the limit ¢ — 0, for 5 of order one [28]. But in our case
0. = O(|Ilng|~/2) tends to zero as ¢ — 0, so the fluctuations are negligible in the
O(e'/?3) vicinity of the turning point.

The net scattering effect at the random boundary comes from the long interval

I° = {geR s.t. O(eY?) <<§<§},

that grows as e~ /3 in the limit ¢ — 0 by (4.6). The asymptotic expansions of the
Airy functions at large negative arguments given in appendix B.2 show that in Z¢ we
have

V(e Y3 ~ 1+ 0(1), (4.11)
18



and

arg [Ai(—sfl/%) + iBi(—a’l/BC)} ~ T %(571/34)3/2 +o(1). (4.12)

il
4

One can verify that these are excellent approximations for all e~/3¢ > 3, so we can
take Z° = (C%, (], with 5 = 3¢'/3, and simplify equation (4.9) as

o J2(EPO A (Zu(e30)) ([ Zu(eV/3¢)
el/3./C v < € >

X {1 +sin [zpj(c) + g(sfl/%)?'/z} } (4.13)

oY (€) =

4.2. The diffusion limit for the single-frequency case. To see how to apply
the limit theorem in [21] to equation (4.9), imagine that we discretize the interval Z¢
at points (V) = ¢ + jA¢ separated by As = O(1), for j =0,...,n°, and

n® = [(¢§ —¢2)/A¢] = 0(E™?). (4.14)

If the argument of | | in this equation is not integer, the length of the last interval is
adjusted so that ¢¢ = ¢,
In each sub-interval [C(j), C(j“)], we expand the argument of v in (4.13) as

2

Zw(El/3C) ~ Zw(51/3<(j)> +J, (81/3C(j))<_ C(J) + (C _C(J)> 0(5)

£ € 62/3 52/3

where £/3¢() is order one by (4.14), and we used equations (4.3) and (4.5). Similarly,
the argument of the sin in (4.13) is

= ' N2
(e /3032 (871/3<(j))3/2 + 3/el/3¢0) ¢ — ¢V n ¢—¢V O(e)
2 £2/3 e2/3 ) e3¢

This makes equation (4.13) of the same form as in [21], with the small parameter
e there replaced by our £'/3, and the process v satisfying by assumption the strong
mixing conditions in [21]. Thus, we can use the limit theorem in [21, section III] for
the joint process (v°(¢),(°(¢)) on the state space R x [0, 37/2], with

s =v (B o= () (.15)

3

The torus [0, 37 /2] arises because the right-hand side in (4.13) is periodic in (°(2).
The next lemma, proved in appendix C, describes the distribution of the phase
PE(CE) at the location (¢ of the source.

LEMMA 4.1. 95(C5) is asymptotically Gaussian distributed in the limit ¢ — 0,
with mean zero and variance
k4 (w) ~ w
2 = F@) % 0) lim 02 n <W> . (4.16)

Yo e—0 £

19



4.3. Multi-frequency analysis. The expression (3.39) of the envelope of the
reflected pulse involves the random phases g (z = 0) at frequencies w = w, + v/w,
with w in the support of ﬁ(w/B), the Fourier transform of the envelope of the emitted
pulse. Here we describe the asymptotic distribution of these phases at m such distinct

frequencies.
Let us introduce the notation
UE(2) = U e () (4.17)
and consider the random process (¢¥(2),...,95,(2)). Each 5(2) satisfies equation

(3.33) with w = w, + v/ew;, and boundary condition ¢ (2,) = 0. We proceed as in
the previous section and change variables to transform the problem into one that can
be analyzed with the diffusion limit theorem in [21]. The change of variables is similar
o (4.1), but since we have multiple frequencies that are close to w,, we take

z— (=85 (2), (4.18)

with inverse transform given by z = Z,, (¢'/3¢) with Z,,, defined in (4.2) for w = w,.
By definitions (3.7) and (4.2) we have the expansion

G, 4 ew(Zw, () = sen(§)e > [sgn(é)i%wgw(&o(f)) .
=723 [e 4 £ 2uK(e)] + o(1), (4.19)
uniformly in &, up to |¢] = O(1), where
KE) = asdedul Za Oy, (4.20)
The function
K2(w,) [ Ze0(® & .
K(E) = z;;i/)) /Zzi‘z’:i) oo e (4.21)
wol€[1/2 /zuo@) 12(2) — k2 (wo) st

is continuous and it is equal to 2k? (wo)/('yf,i?’wo) at the turning point, where £ = 0.

Using the change of variables (4.18) and the expansion (4.19) for ¢ = £/3¢ in
(3.33) we obtain

0c5(0) —Elffmﬁo POV (O (2o, (£ °0))1 (

X cos? {%(O —arg[A; +iB;] (- e71/3¢ — 5*1/6wle(61/3C))}7 (4.22)

3

Zu, (€'%¢) >

where we neglected the terms that have no contribution as ¢ — 0. This equation is
basically the same as equation (4.9) analyzed in the previous section, except that the
phases in the argument of the cosine change with j.

The discussion in the previous section applies verbatim here, and we conclude the
same way that we need to consider only ¢ € (€=, (¢], with

¢ =33 (=730, (0)/27° = 07/,
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where (4.22) takes the form

1/3
0U3(6) = e (2 ey (252

x {1 + sin {w;?(c) + %(5_1/3C + s—l/ﬁwj/C(el/3<))3/2] } . (4.23)

This leads to the asymptotic distribution of the phases stated in the next lemma,
proved in appendix C.2.

LEMMA 4.2. The vector

WE(ES) = (D1(€0)s - ¥ (CS)) s (4.24)

converges in distribution in the limit € — 0 to a Gaussian vector with mean zero and
covariance matrix

U2
2o (L + 23,0), (4.25)

C:

where UE)O is defined in (3.40), L, is the m x m identity matriz, and J,, is the m x m
matriz with all entries equal to one.

4.4. Proof of pulse stabilization. By Lemma 4.2 and definition (3.39) of the

envelope of the reflected pulse, for any t4,...,t, € R we can calculate the finite-order
moments
dwi ~/wq dw, W -
H rer (¢ /27TBF<B)'”/27TBF(B)exp{ljzlwaO w;t )}

X]E[exp (ii;p;( g))} (4.26)

in the limit & — 0. The process (4.24) is Gaussian in this limit, with covariance (4.25),
so the expectation in (4.26) is given by

i%]E{exp (z iwj(gg))} = exp [—m@mgl)vg"} . (4.27)

The right-hand side can also be written in terms of the random Gaussian phase v,
with mean zero and variance QUZO /3 as

exp [ (Qm;rl} {H exp ( w" + u/)woﬂ. (4.28)

By substituting into (4.26), we obtain the convergence of the finite-order moments

m

gl_l;%E H ref = H ref (429)

for Frer(t) defined in (3.41).
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The convergence result stated in Theorem 3.4 follows from (4.29), once we prove
tightness of the process F2¢(¢) in the space of continuous functions on compact sets
in R, as shown in [6, Chapter 2].

We obtain from definition (3.39) and the triangle inequality that F%(t) is bounded
independent of e, uniformly in ¢ € [0, 7], where T is finite. Moreover, for any A; > 0,

Pl 80 = Far)] = | [ 55 (G5 ) et o @imttssn (_ cousy) |
™

< / 55 ’F( )“1 — exp(iwA )| (4.30)

Note that
|1 - em’At{ = 2|sin(wA;/2)] < |w|Ay,

and that wl (w/B) is absolutely integrable by the assumption of compact support
[-m, 7] of F(w). Substituting in (4.30), we conclude that there exists a constant C,
independent of € and ¢, that bounds the modulus of continuity

sup |‘F1i€ef(t/) - ref( )| < CAt
[t/ —t| <Ay

This implies that ( fef(t))te]R is tight [6, Chapter 2]. This completes the proof of
Theorem 3.4. .

5. Summary. In this paper we studied the reflection of a pulse in a random
waveguide with a turning point. The waveguide has reflecting boundaries, a slowly
bending axis, and variable cross section. The variation consists of small-amplitude,
random fluctuations of the boundary, and a slow and monotone change of the opening
of the waveguide. The pulse is emitted by a point source, and is modeled as usual by
a carrier oscillatory signal multiplying a smooth envelope. The carrier wavelength is
similar to the width of the cross section of the waveguide, so that the emitted wave is
a superposition of a single propagating mode and infinitely many evanescent modes.
The turning point is many wavelengths away from the source, and marks the limit of
propagation of the mode in the waveguide, meaning that once the wave reaches it, it
is reflected back. The goal of the paper is to characterize in detail this reflection.

We derived from first principles, starting with the wave equation in the waveguide,
a stochastic differential equation for the reflection coefficient, driven by the random
fluctuations of the boundary. We showed how this equation can be studied asymp-
totically, for a small carrier wavelength with respect to the distance of propagation,
using stochastic diffusion limits. We also quantified the amplitude of the random
fluctuations of the boundary under which the reflected pulse is strongly affected and
we explain why it maintains a deterministic shape i.e., it is stabilized. The reflected
pulse oscillates at the same central frequency as the emitted one, but it has a different
envelope that is damped and deformed due to scattering at the random boundary.
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grant DMS1510429. Support from AFOSR grant FA9550-15-1-0118 is also gratefully
acknowledged.

Appendix A. Useful identities. Here we give a few identities satisfied by the
eigenfunctions (2.36), for all z € R. The first identity is just the statement that the
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eigenfunctions are orthonormal

D(z)/2
/ dpy; (0, 2)ya(pr2) = biq, (A1)
—D(2)/2

where d;4 is the Kronecker delta symbol. The second identity

D(2)/2 ,
/ dp py; (p,z) =0, (A2)
D(2)/2

is due to the fact that the integrand is odd. The third identity follows from the
fundamental theorem of calculus,

D(2)/2 1 [P=)/2
/ dpy;(p,2)0,yi(p, 2) = 5 / dp 8,3 (p,z) =0, (A.3)
—D(2)/2 —D(2)/2

because the eigenfunctions vanish at p = +D(z)/2. The fourth identity is

D(z)/2 D(z)/2 )
/ dp[20+ D(=)]y;(p. )05 (p. 2) = / dp p0,2 (0. 2)
—D(z)/2 —D(z)/2

D(2)/2
= / dp {9, [y (p,2)] = y3 (p,2)} = 1, (A4)

—D(2)/2

where we used integration by parts. The fifth identity is

D(z)/2
/ dpyj(ﬂv Z)azyj(paz) =0, (A5)
—D(2)/2

and to derive it, we take the derivative with respect to z in (A.1), for ¢ = j, and
obtain that

D(z)/2 ) D(z)/2
0 :82/ dpy;(p,z) = 2/ dpy;(p, 2)0-y;(p, z)
—D(z)/2 —D(2)/2
D/(Z) ) ) D(z)/2
5 47 (D(2)/2,2) = yj(—=D(2)/2,2)] =2 Dy dpy;(p, 2)0:y;(ps 2).

+

The last identity follows from (A.1), (A.2), and the substitution of (2.36) in the
remaining integral that is evaluated explicitly

/ O delapt D) = D)+ / T 4o g sin? [(” ¥ 1) w}
—D(2)/2 D(2) J_p(2))2 D(z) 2

D6 |3 - | (A6)

Appendix B. Properties of the propagator. Here we prove the statements
of Lemmas 3.1-3.3, which describe the approximate propagator M*(w, z).
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B.1. Proof of Lemma 3.1. To derive equation (3.15), we need to show that

0, Mi|(w, 2) = §M§1(w,z), (B.1)
and
0.M5(0,) = TI(w) — DM (0,9 —ie 2 MA@, (B2

for all z < 0. Equation (B.1) is just the definition (3.14) of M5, (w, z). Equation (B.2)
follows by taking the derivative in the right-hand side of (3.14), using (3.12) and the
equations satisfied by the Airy functions [1, chapter 10]

A (=5 (2)) = —n5(2)Ai(=15(2),  Bi(-n5(2) = —ng(2) Bi(-ni(2)).  (B.3)
The determinant of the matrix M#(w, z) defined in (3.5) is given by
det M*(w, 2) = 2Re [Mfl (w, 2) Mz, (@, z)} , (B.4)
where Re[ | denotes the real part. We calculate using definitions (3.13)—(3.14) that
M, (w, 2) M5, (w, 2) = — im [Ai(=n(,(2)) — iBi(=n5 (2))] [Ai (=115 (2) + iBi(—n (2))]
+ime?PQu(2)Q0, (2) [AF (=0 (2)) + B (—115,(2)]

and taking the real part we have
Re [Mfl (w, 2) M5, (w, 2) | = 7 [As (=0, (2)) Bi(—n,(2)) — Ai(—nL(2)) Bi(=n (2))] -

The term in the square bracket in the right-hand side is the Wronskian of the Airy
functions which is constant and equal to 1/7. Equation (3.16) follows after substitut-
ing the result in (B.4). O

B.2. Proof of Lemma 3.2. When z 0, the function (3.6) is order one and
nE,(2) defined in (3.7) satisfies ¢, (z) = O(¢7%/3) > 1. The asymptotic expansions of
the Airy functions at large and negative argument [1, chapter 10] give that

A5 (=) ~ m {sin [f,,(nz(z))?’” + Qj +0 ()" } . (B5)
L 1/4
argen ~ - L Bz + 5] o () ™)} mo
and
Bi(—15 () ~ m {eos 2020 + 5] +0 (022) ). @)
C o 1/4
Binpen ~ B L By + 5] o (e ™)} ey

We also get from definitions (3.7) and (3.8) that

(5" = e VOR2 (W) — p2(2)]V4Qu(2), (B.9)
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and

2 £
g(ﬂw(z))

The statement of the lemma follows by straightforward calculations from these results
and definitions (3.13)—(3.14). O

B.3. Proof of Lemma 3.3. When z < z7(w) and |27 (w) — 2| > O(?/3), the
function 7% (z) defined in (3.7) is negative valued and |nZ(z)] > 1. Then, we have
from the asymptotic expansions of the Airy functions at large and positive argument
that [1, chapter 10]

22 (). (B.10)

M) ~ gomrme O [0 ()] @an
€ (z 1/4 2|, 3/2 —3/2
Ai(Jns () z—%e—swzﬂ Tliro (@), (B.12)
and
B ~ o= O Lo (e )] @)
€ (z 1/4 2|,e 3/2 —
Bl ~ Lt ™ [1.4 0 ()| )] (B.14)

We also get from definitions (3.7) and (3.8) that

75, (2)| M = e 02 (2) — K2 (w)] Y4 Qu(2), (B.15)
and
S =)l (5.16)

The statement of the lemma follows by straightforward calculations from these results
and definitions (3.13)—(3.14). O

Appendix C. Details on the diffusion limit. Here we derive the diffusion
limit results stated in Lemmas 4.1 and 4.2.

C.1. Single-frequency diffusion limit. Let us write equation (4.13) in the
form

0.05(0) = (¢ 17(0), (O U5 (0)), (€1

with real-valued function § defined pointwise by

B3¢ v(0),¢%(0), 5 () =\;|2»‘J3(6”3C)uz (Zu(e20)) ()

resmfiso+ge@]) ©

for the joint process (v*(z),(%(¢)) defined in (4.15).
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The theorem in [21, section III] states that the distribution of ¢ (w) can be
described in the limit € — 0, in the long interval (€%, (¢], by the distribution of the
diffusion process with infinitesimal generator .Z7. This is the second-order differential
operator Zf : 6> — ¢ given by

2 = [ de (B [3(°67(00.6°0)v)
<0y (B PGP CCH PO 0a)]) . (C)

where ( >C denotes the average over the torus, and %7 is the space of real-valued
functions of ¢ with bounded and continuous derivatives up to order ¢ > 0. Note that
e!/3¢ is of order one in our domain.

Recalling definition (4.15) of v and the autocorrelation (2.11) of v, we have

E [VE(C)V€(< n 52/35)} R (Zw(sl/iC +ef) Zw(E:/3§)> ~R (fjw(fl/gC)) ’

with error of order €. The averages over the torus are

<sin (w + gcs(c)) sin (w + %CE(C +e%/ 35)) >

with error of order ¢, and similarly,

<sin (w + gcf@)) cos (w PR 52/3@) >

and

~ %cos {2 (51/3C) i f} ,
¢

1/2
~ —% sin {2 (51/3C) f} , (C.4)

¢

<sin (w + 3(%()) >C = 0. (C.5)

Substituting in the expression of .ZF, and changing variables of integration we obtain

L5 =~ a®(0)05, + b7 (C) Dy, (C.6)
where
o2 J3 (V30 (Zu(V3) [ 5 15 (2(e1/3¢)1/?
() = / RO+ 3R (2 e )] €7
¢ 2 Ju(e1/3¢)
o2 J3(£1/3 4 1/3 00 1/3,\1/2

Recall that R is the power spectral density, the Fourier transform of R.

Since the generator ff is a parabolic operator with constant coefficients, the
corresponding process is Gaussian. The random variable 1,,(¢) is asymptotically
Gaussian with mean

S
M=1im [ d¢Cb(C),

e—0 ce
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and variance

¢
V= lim2/ d¢a®(Q).

e—0 e

Let us denote

302kt (w) 5
o0 = 2= R00) (©9)

where we recall that J,,(0) = 7;1/3 and that p(Z,(0)) = p(zr(w)) = k(w). Using the
estimates

RO e - T o),

R <%) ~R(0) = O ((15¢)1?)

and

W (2677015
sin (M) =0 ((51/34)1/2) ,

for £ in the support of R, we obtain using the dominated convergence theorem and
02 = O(|Ing|1) that

¢ ¢ -
lim [/ d¢ ba(g)l =0, lim [/ d¢a®(¢) — / d¢ a(()] =0, (C.10)
e—0 ce e—0 ce a2
which shows that M = 0 and V is given by

¢ 3k (w)

with ¢¢ defined in (4.6) and (% = 3¢'/3. We also have

€ —-2/3 3 2/3 9
. P s T 2 £ B _ 4 2 ¢w(0)
i%%ln(gs)gl%%ln[ 7 (500) | = Ftmezm ().

and therefore

V= k4(“)7€(0) [lim o2In (‘MO)H . (C.11)

Yw e—0 £

This gives the asymptotic variance of the random phase v,,((¢) at the source location
¢¢ and completes the proof of Lemma 4.1. OJ

C.2. Multi-frequency diffusion limit. With the same argument as in section
4.2, we conclude that we can analyze the process

T (Q) = (1(0), -, ¥ (€)) (C.12)
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using the diffusion limit theorem in [21, section III]. To apply the theorem, let us
gather equations (4.23) in the system

0.9°(0) = S5 ( (0. GO GO Q). (Ca3)

with vector-valued function § taking values in R™, with components

35 (3¢50, GO, Cal0), T5(Q)) = hﬂ (€/30) 1% (Z, (£1130)) 17 (C)

Sl +560] b ©1

for j =1,...,m. Recall that £'/3¢ is order one, because the domain is long, of order
£~1/3. The system (C.13) is driven by the joint process (v°(2),({(C), ... ¢5,(¢)) on the
state space R x [0,37/2] x ... x [0,37/2], with

1/3
vi(z) =v (Zw"(io> ) (C.15)
lying in R and
((z) = [6_1/3C + e—l/ﬁwle(el/%)] G , j=1,...,m, (C.16)

on the torus [0, 37/2].

The infinitesimal generator L7 is a second-order differential operator defined on
real-valued functions f(v1,...,1,), that are twice continuously differentiable, with
bounded derivatives up to order two. It is given by

m

LE=3 /0035 (E[3(c3¢, (0, ¢ (Q) Y- )

Jq=1

XDy, (842 (220, C(CH %), b, )y, )|) L (CAT)

where (). denotes again the average over the torus. We obtain as in the previous
section that

E [VE(C)VE(C 4 52/35)] _R <Zwo (eV/3¢ + €€) L, (51/3@) ~R (wao(El/SC)) :

g 9

with error of order ¢, and

(s (w;+ 3650 ) sin (v + 5650+ 2%9)) >< ~ geos |2(7%¢) e o
(s (90 360 con (w0 gGscc+ %0 ) ) = —goim 2 (2750) "¢

where d;, is the Kronecker delta. Substituting in (C.17), and changing variables of
integration, we get the following expression of the infinitesimal generator,

LEm Y a5y, + Y 15(C)0y,, (C.18)
J,q=1 j=1
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02J3, (€2 (Zu, (€120)) [ 5 15 (20132
a5,(¢) =—— 5 [R(O) +-R ( ; ) 5]@} . (C.19)
¢ 2 Ju, (€1/3¢)
o2J3 1/3 4 Z, 1/3 [} 1/3\1/2
bj(é—) - _ €T Wo (E C)gc( o(E C)) /O dg R(g) Sin (2(5 (Ef/)?)c)f) . (CQO)

Since the generator ff is a parabolic operator with constant coefficients, the corre-
sponding process is Gaussian. The random vector W€((Z) is asymptotically Gaussian
with mean (M;)7., given by

¢
M;=1lim [ d¢H(Q),

e—=0 CE

: . \m :
and covariance matrix (Vjq)},—; given by

¢S
Vig = lim2/C d¢ a5,(¢).

e—0 €

Proceeding as in the previous section we find that M; = 0 and

0jq + 2)
V. = 2 ( J4q )
Jaq Uwo 3
which completes the proof of Lemma 4.2. [J
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